QREPORT

DELI VER TG  ROCGERS

PRODUCTI ON: 9/ 07/ 04

PROGRAM I D:  Q TYPE. STATS

MKT- SQURCE: | DC- PREFERED+FI NAL

*** COVPOSI TE FOR SELECTED FUNDS(9999)

I N\VESTMENTS QUTSTANDI NG AS OF 6/ 30/ 04
DEBT NOT AMORTI ZED TO END- DATE
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BOOK PAR PAR PAR
% WGTD WGTD WGTD WGTD
NO. BOOK  AVERAGE  AVERAGE AVERAGE AVRG
ASSET CLASSI FI CATI ON I TEM5 VALUE YIELD COUPON  MOODY S&P
CERTI FI CATES OF DEPCSI T 548 29.12 1.1221 1.1222 N R N R
CERTI FI CATE OF DEPCSI T SBF 435 25.68 1.3567 1. 3567 N R N R
CERT OF DEPCSIT - HEALTHY CENT 132 9.26 1.4700 1. 4700 N R N R
TREASURY CDs 6 .51 1.5833 1.5833 N R N R
BOARD OF EDUCATI ON Cl 22 .24 5.0026 5. 0026 N R N R
ARKANSAS CAPI TAL CORP BONDS 29 3.03 3.1407 3. 1407 N R N R
FED HOVE LOAN BANKS 15 20.99 3.1948 3. 2063 Aaa AAA
FED HOME LOAN MORTGAGE CORP BD 1 2.14 2.1100 2.1100 N R N R
FNVA MEDI UM TERM NOTE 3 6.42 3.4333 3. 4333 Aaa AAA
FNVA NOTE 1 2.14 2.3000 2.3000 Aaa AAA
CORPCRATE BOND FLCOATERS 1 .42 1.6973 1. 4900 Baal BBB
DELI VER TGO  ROCGERS QED | NFORMATI ON S
PRODUCTI ON: 9707704 PORTFOLI O REPORTI NG
PROGRAM I D.  Q_TYPE. STATS
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I NVESTMENTS OUTSTANDI NG AS OF 6/ 30/ 04
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YSTEMS
EXHI BI T

SUMMARY

( SETTLEMENT BASI S)

QED/ 2K. 01. V- X7. 0

NOTES: Al |

amounts are US$

except foreign par-val ue.
US$- par used for weights.

* ok k PAGE: 1
PAR MARKET
WGTD WGTD
AVERAGE DURATI ON MARKET
LI FE- ( DATE) I N YRS BOOK- VALUE VALUE- HELD
55- DAYS( 8/24/04) 55-DAYS 340, 230, 863 340, 230, 863
124- DAYS(10/ 31/ 04) 123- DAYS 299, 999, 996 299, 999, 996
181- DAYS(12/ 28/ 04) 181- DAYS 108, 260, 054 108, 260, 054
95- DAYS(10/ 03/ 04) 95- DAYS 6, 000, 000 6, 000, 000
7.3067(10/19/11) 5. 8788 2, 869, 330 2, 869, 330
6.4448(12/ 09/ 10) 5.7225 35, 506, 334 35, 506, 334
3.0997( 8/05/07) 2. 6577 245, 185, 000 241, 624, 006
2.4959( 12/ 28/ 06) 1.4842 25, 000, 000 25, 000, 000
2.8868( 5/19/07) 2.4074 75, 000, 000 74,429, 750
2.7753( 4/08/07) 1.9341 25, 000, 000 24,257,750
199- DAYS( 1/ 14/05) 199- DAYS 4,994, 961 5,003, 100
QED/ 2K. 01. V- X7.0
YSTEMS NOTES: All anounts are US$
EXHI BI T except foreign par-val ue.

SUMMARY

(SETTLEMENT BASI S)
DEBT NOT AMORTI ZED TO END- DATE

US$- par used for weights.

*rx PAGE: 2
PAR MARKET
WGTD WGTD
AVERAGE DURATI ON MARKET
LI FE- ( DATE) I N- YRS BOOK- VALUE VALUE- HELD




QREPORT

** SUMVARY FOR REPORT **

BOOK VEI GHTED AVERAGE YI ELD: 1.9201

PAR WEI GHTED AVERAGE COUPON: 1.9216

PAR WCHTD. AVG MOODY RATI NG  Aaa
PAR WVEI GHTED AVERAGE S&P: AAA

1193 I TEMS | N REPORT
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PAR WEI GHTD TERM MBS- AVG LI FE:
MKT WEI GHTED AVERAGE DURATI ON:
APPROXI MATE MARKET VALUE HELD:
SECURI TI ES PRI CED FROM MARKET:

1.3434 (11/02/05)

1. 1491
1,163, 181, 183
1193
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